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CLAIMS 

1 . A method of providing trading market information, comprising: 

(a) receiving substantially real time trade data for a trade, said trade data 

including quantity, price, and bid/ask indication; 

(b) adding said quantity of said received trade data to generate bid trade 

volumes and ask trade volumes for the price of said trade; 

(c) determining whether said price signifies a change in price direction in a 

series; 

(d) selectively displaying said generated bid trade volumes and ask trade 

volumes in a row of a column, said row corresponding to said price of 
said trade and said column corresponding to a series of trades, 
wherein if a change in price direction in a series is determined in step 
(c), said bid trade volumes and ask trade volumes are displayed as a 
new series in a new column; and 

(e) repeating steps (a) through (d) for the next received trade data. 

2. The method of claim 1 , wherein selectively displaying said bid 
trade volumes and said ask trade volumes comprises selectively displaying a price 
delta comprising ask trade volumes minus bid trade volumes. 

3. The method of claim 1 , wherein selectively displaying said bid 
trade volumes and said ask trade volumes comprises selectively displaying said 
ask trade volumes on one side of said column and said bid trade volumes on the 
other side of said column, with a separator displayed therebetween. 
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4. The method of claim 1, wherein when a change in price 
2 direction is determined in step (d), said new column is displayed where the column 

for the immediately previously generated ask trade volumes and bid trade volumes 
4 were displayed, and the previously displayed columns are shifted horizontally one 
column. 

5. The method of claim 1 , wherein said selectively displaying said 
2 generated bid trade volumes and ask trade volumes comprises selectively 

displaying the total trade volumes. 

6. The method of claim 5, wherein each row in each column 
2 comprises a cell, and said selectively displaying step (c) further comprises shading 

each of said cells based on total volume displayed in said cells. 

7. The method of claim 6, wherein darker shades correspond to 
2 higher total volumes. 

8. The method of claim 1 , wherein each row in each column - 
2 comprises a cell, and further comprising the steps of: 

generating price deltas comprising ask trade volumes minus bid trade 
4 volumes for each price of each series; and 

displaying each cell having a positive price delta in a first color and 
6 displaying each cell having a negative price delta in a second color, 

said second color being different from said first color. 

9. The method of claim 8, wherein said second color is red. 
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1 0. The method of claim 8, wherein said selectively displaying step 
2 (c) further comprises shading each of said cells based on the absolute value of said 

price delta for each cell. 

1 1 . The method of claim 1 , wherein consecutive price series are 
2 alternately designated as up and down price series, and a change in price direction 

in a series is determined in step (d) when it is determined that the price of the last 
4 received trade data is either (I) at least two price levels below the price level of the 

highest trade price in an up price series, or (ii) at least two price levels above the 
6 lowest trade price in a down price series. 



4 
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12. The method of claim 1 , further comprising the steps of: 
continuously generating price deltas comprising ask trade volumes minus 

bid trade volumes for each price; and 
selectively displaying the current price deltas. 
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13. The method of claim 12, further comprising the steps of: 
periodically generating a total delta comprising the sum of the price deltas; 



and 
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selectively displaying the current total delta. 
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14. A method of providing trading market information, comprising: 

(a) receiving substantially real time trade data for a trade, said trade data 

including price and bid/ask indication; 

(b) adding said received trade data to generate bid trade counts and ask 

trade counts for the price of said trade; 

(c) determining whether said price signifies a change in price direction in a 

series; 

(d) selectively displaying said generated bid trade counts and ask trade 

counts in a row of a column, said row corresponding to said price of 
said trade and said column corresponding to a series of trades, 
wherein if a change in price direction in a series is determined in step 
(c), said bid trade counts and ask trade counts are displayed as a 
new series in a new column; and 

(e) repeating steps (a) through (d) for the next received trade data. 



» 
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1 5. A method of providing trading market information, comprising: 
2 continuously receiving trade data, said trade data for each trade including 

quantity, price, and bid/ask indication; 
4 beginning at a selected time, continuously adding said quantity of said 

received trade data to generate bid trade volumes and ask trade 
6 volumes for each price for all trades since said selected time; 

continuously updating price deltas comprising ask trade volumes minus bid 
8 trade volumes for each price; 

periodically generating a tota! delta comprising the sum of the price deltas; 
10 and 

selectively continuously displaying current ones of said price deltas and total 
12 delta. 

16. The method of claim 1 5, wherein said displaying step includes 
2 displaying price deltas in a series of cells in a column, wherein each cell 

corresponds to a different price. 
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1 7. A method of providing trading market information, comprising: 
continuously receiving a substantially real time stream of trade data, said 
trade data for each trade including quantity, price, and bid/ask 
indication; 

beginning at a selected time, continuously adding said quantity of said 
received trade data substantially as received to generate bid trade 
volumes and ask trade volumes for each price for all trades since 
said selected time; 

continuously updating price deltas comprising ask trade volumes minus bid 
trade volumes for each price; 

periodically generating a total delta comprising the sum of the price deltas; 
and 

selectively continuously displaying current selected ones of said bid trade 
volumes, ask trade volumes, price deltas and total delta. 
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18. An apparatus for providing trading market information, 

comprising: 

a display monitor; 

a processing unit having 

an input port adapted to receive substantially real time trade data for 
a trade, said trade data including quantity, price, and bid/ask 
indication, and 

an output port connected to said monitor for displaying information, 
wherein said processing unit: 

(a) adds said quantity of said received trade data to generate 

bid trade volumes and ask trade volumes for the price 
of said trade, 

(b) determines whether said price signifies a change in price 

direction in a series, 

(c) selectively generates for output through said output port a 

display signal for said monitor, said display signal 
displaying said generated bid trade volumes and ask 
trade volumes in a row of a column, said row 
corresponding to said price of said trade and said 
column corresponding to a series of trades, wherein if 
a change in price direction in a series is determined, 
said display signal displays said bid trade volumes and 
ask trade volumes as a new series in a new column, 
and 

(d) continuously updates processes (a) through (c) as new 

trade data is received via said input port. 



i 



-24- 



PATENT 
10080P0010US 



19. The apparatus of claim 18, further comprising a user input to 
2 said processor adapted to allow user selection of parameters for said display 

signal. 

20. The apparatus of claim 19, wherein said parameters include 
2 volume thresholds. 

21. The apparatus of claim 19, wherein said parameters include 
2 change in price direction indicators. 

22. The apparatus of claim 19, wherein said parameters include 
2 the mode of displaying said bid trade volumes and ask trade volumes. 

23. The apparatus of claim 22, wherein said displaying mode 
2 includes at least two of bid trade volumes and ask trade volumes on opposite sides 

of a separator, ask trade volumes minus bid trade volumes, ask trade volumes plus 
4 bid trade volumes, and bid trade counts and ask trade counts on opposite sides of 
a separator. 



